Introduction {#Sec1}
============

Compressed sensing is an efficient signal processing technique to recover a sparse signal from fewer samples than required by the Nyquist-Shannon theorem, reducing time and energy spent in sampling operation. These advantages make compressed sensing attractive in various signal processing areas \[[@CR1]\].

In compressed sensing, we are interested in recovering the sparsest vector $\documentclass[12pt]{minimal}
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                \begin{document}$x \in \mathbb {R}^{n}$\end{document}$ that satisfies the underdetermined equation *y*=*Ax*. Here, $\documentclass[12pt]{minimal}
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                \begin{document}$A \in \mathbb {R}^{m \times n}, \; m < n$\end{document}$ is a sensing matrix, and $\documentclass[12pt]{minimal}
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                \begin{document}$y \in \mathbb {R}^{m}$\end{document}$ is the observation or measurement data. This is posed as an *ℓ*~0~ minimization problem: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} & \text{minimize}~ \| x \|_{0} \\ & \text{subject to}~y = Ax, \end{array} $$ \end{document}$$

where ∥*x*∥~0~ is the number of non-zero elements in vector *x*. The *ℓ*~0~ minimization is an NP-hard problem. Therefore, we often relax ([1](#Equ1){ref-type=""}) to its closest convex approximation---the *ℓ*~1~ minimization problem: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} & \text{minimize}~ \| x \|_{1} \\ & \text{subject to}~ y = Ax. \end{array} $$ \end{document}$$

It has been shown that the optimal solution of *ℓ*~0~ minimization can be obtained by solving *ℓ*~1~ minimization under certain conditions (e.g., restricted isometry property or RIP) \[[@CR2]--[@CR6]\]. For random sensing matrices, these conditions hold with high probability. We note that RIP is a sufficient condition for sparse recovery \[[@CR7]\].

A necessary and sufficient condition under which a *k*-sparse signal *x*, (*k*≪*n*) can be uniquely obtained via *ℓ*~1~ minimization is null space condition (NSC) \[[@CR3], [@CR8], [@CR9]\]. A matrix *A* satisfies NSC for a positive integer *k* if $$\documentclass[12pt]{minimal}
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holds true for all *z*∈{*z*: *Az*=0,*z*≠0} and for all subsets *K*⊆{1,2,...,*n*} with \|*K*\|≤*k*. Here, *K* is an index set, \|*K*\| is the cardinality of *K*, *z*~*K*~ is the part of the vector *z* over the index set *K*, and $\documentclass[12pt]{minimal}
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                \begin{document}$\overline {K}$\end{document}$ is the complement of *K*. NSC is related to the proportion parameter *α*~*k*~ defined as $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} \alpha_{k} \triangleq \underset{\{z:\; Az=0,\;z\neq 0\}}{\text{maximize}} \underset{{\{K:\; |K|\leq k\}}}{\text{maximize}} ~\frac{\|z_{K} \|_{1}}{\|z\|_{1}}. \end{array} $$ \end{document}$$

The *α*~*k*~ is the optimal value of the following optimization problem: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} &\underset{z,\{K:\;|K|\leq k\}}{\text{maximize}}\;\; \| z_{K} \|_{1} \\ & ~\text{subject to}~\| z \|_{1} \leq 1,\; Az = 0, \end{array} $$ \end{document}$$

where *K* is a subset of {1,2,...,*n*} with cardinality at most *k*. The matrix *A* satisfies NSC for a positive integer *k* if and only if $\documentclass[12pt]{minimal}
                \usepackage{amsmath}
                \usepackage{wasysym} 
                \usepackage{amsfonts} 
                \usepackage{amssymb} 
                \usepackage{amsbsy}
                \usepackage{mathrsfs}
                \usepackage{upgreek}
                \setlength{\oddsidemargin}{-69pt}
                \begin{document}$\alpha _{k}<\frac {1}{2}$\end{document}$. Equivalently, NSC can be verified by computing or estimating *α*~*k*~. The role of *α*~*k*~ is also important in the recovery of an approximately sparse signal *x* via *ℓ*~1~ minimization where a smaller *α*~*k*~ implies more robustness \[[@CR8]--[@CR10]\].

We are interested in computing *α*~*k*~ and, especially, finding the maximum *k* for which $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{k} < \frac {1}{2}$\end{document}$. However, computing *α*~*k*~ to verify NSC is extremely expensive and was reported in \[[@CR7]\] to be NP-hard. Due to the challenges in computing *α*~*k*~, verifying NSC explicitly for deterministic sensing matrices remains a relatively unexamined research area. In \[[@CR3], [@CR8], [@CR11], [@CR12]\], convex relaxations were used to establish upper or lower bounds of *α*~*k*~ (or other parameters related to *α*~*k*~) instead of computing the exact *α*~*k*~. While \[[@CR3], [@CR11]\] proposed semidefinite programming-based methods, \[[@CR8], [@CR12]\] suggested linear programming relaxations to obtain the upper and lower bounds of *α*~*k*~. For both methods, computable performance guarantees on sparse signal recovery were reported via bounding *α*~*k*~. However, these bounds of *α*~*k*~ could only verify NSC with $\documentclass[12pt]{minimal}
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                \begin{document}$k=O(\!\sqrt {n})$\end{document}$, even though theoretically, *k* can grow linearly with *n*.

Our work drastically departs from these prior methods \[[@CR3], [@CR8], [@CR11], [@CR12]\] that provide only the upper and lower bounds. In our solution, we propose the *pick-l-element* algorithms (1≤*l*\<*k*), which compute upper bounds of *α*~*k*~ in polynomial time. Subsequently, we leverage on these algorithms to develop the *tree search algorithm* (TSA)---a new method to compute an exact *α*~*k*~ by significantly reducing computational complexity of an exhaustive search method. This algorithm offers a way to control a smooth trade-off between complexity and accuracy of the computations. In the conference precursor to this paper, we had introduced *sandwiching algorithm* (SWA) \[[@CR13]\], which employs a branch-and-bound method. Although SWA can also be used to calculate the exact *α*~*k*~, it has a disadvantage of greater memory usage than TSA. On the other hand, TSA provides memory and performance benefits for high-dimensional matrices (e.g., up to size ∼ 6000×6000).

It is noteworthy that our methods are different from RIP or the neighborly polytope framework for analyzing the sparse recovery capability of random sensing matrices. For example, prior works such as \[[@CR6], [@CR22]\] employ the neighborly polytope to predict theoretical lower bounds on recoverable sparsity *k* for a randomly chosen Gaussian matrix. However, our methods do not resort to a probabilistic analysis and are applicable for any given deterministic sensing matrix. Also, our algorithms have the strength of providing better bounds than existing methods \[[@CR3], [@CR8], [@CR11], [@CR12]\] for a wide range of matrix sizes.

Main contributions {#Sec2}
------------------

We summarize our main contributions as follows: (i)*Faster algorithms for high dimensions.* We designed the pick-*l* algorithm (and its optimized version), where *l* is a chosen integer, to provide upper bounds on *α*~*k*~. We are able to show that when *l* increases, the optimized pick-*l* algorithm provides tighter upper bound on *α*~*k*~. Numerical experiments show that, even with *l*=2 or 3, the pick-*l* algorithm already provides better bound on *α*~*k*~ than the previous algorithms based on the LP \[[@CR8]\] and SDP \[[@CR3]\]. For large sensing matrices, the pick-1-element algorithm can be significantly faster than the LP and SDP methods.(ii)*Novel formulations using branch-and-bound.* Based on the pick-*l* algorithm, we propose a branch-and-bound tree search approach to compute tighter bounds or even the exact value of *α*~*k*~. To the best of our knowledge, this tree search algorithm is the first branch-and-bound algorithm to verify NSC for *ℓ*~1~ minimization. This branch-and-bound approach heavily depends on the pick-*l* algorithm developed in this paper. For example, the LP \[[@CR8]\] and SDP \[[@CR3]\] methods cannot be directly adapted to provide an efficient branch and bound approach, due to their lack of subset-specific upper bounds on *α*~*k*~. In numerical experiments, we demonstrated that the tree search algorithm reduced the execution time to precisely calculate *α*~*k*~ by around 40--8000 times, compared to the exhaustive search method.(iii)*Simultaneous upper and lower bounds.* The branch-and-bound tree search algorithm simultaneously maintains upper and lower bounds of *α*~*k*~ during the run-time. This approach has two benefits. Firstly, if one is interested in merely certifying the NSC for a positive *k* rather than obtaining the exact *α*~*k*~, then one can terminate the TSA early to shorten the running time. This can be done as soon as the global upper (lower) bound drops below (exceeds) 1/2 and, therefore, concluding that the NSC for the positive *k* is satisfied (not satisfied). Secondly, consider the case when TSA is terminated early due to, say, constraints on running time. Then, the process still yields meaningful bounds on *α*~*k*~ via the record of continuously maintained upper and lower bounds.(iv)*New results on recoverable sparsity.* For a certain *l*\<*k*, we can compute *α*~*l*~ or its upper bound by using the branch-and-bound tree search algorithm (for example, based on the pick-1-element algorithm). We introduce a novel result (Lemma 3), which can use *α*~*l*~ to lower bound the recoverable sparsity *k*. This approach of lower bounding the recoverable sparsity *k* is useful when *l* is too large to perform the pick-*l* algorithm directly (which requires $\documentclass[12pt]{minimal}
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Notations and preliminaries {#Sec3}
---------------------------

We denote the sets of real numbers and positive integers as $\documentclass[12pt]{minimal}
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                \begin{document}$\mathbb {Z}^{+}$\end{document}$ respectively. We reserve uppercase letters *K* and *L* for index sets and lowercase letters $\documentclass[12pt]{minimal}
                \usepackage{amsmath}
                \usepackage{wasysym} 
                \usepackage{amsfonts} 
                \usepackage{amssymb} 
                \usepackage{amsbsy}
                \usepackage{mathrsfs}
                \usepackage{upgreek}
                \setlength{\oddsidemargin}{-69pt}
                \begin{document}$k, l \in \mathbb {Z}^{+}$\end{document}$ for their respective cardinalities. We also use \|·\| to denote the cardinality of a set. We assume *k*\>*l*≥1 throughout the paper. For vectors or scalars, we use lowercase letters, e.g., *x*,*k*,*l*. For a vector $\documentclass[12pt]{minimal}
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                \begin{document}$x \in \mathbb {R}^{n}$\end{document}$, we use *x*~*i*~ for its *i*-th element. If we use an index set as a subscript of a vector, it represents the partial vector over the index set. For example, when $\documentclass[12pt]{minimal}
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                \begin{document}$x \in \mathbb {R}^{n}$\end{document}$ and *K*={1,2}, *x*~*K*~ represents \[*x*~1~,*x*~2~\]^*T*^. We reserve uppercase *A* for a sensing matrix whose dimension is *m*×*n*. Since the number of columns of a sensing matrix *A* is *n*, the full index set we consider is {1,2,...,*n*}. In addition, we represent $\documentclass[12pt]{minimal}
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                \begin{document}$i=1,\ldots,\binom {n}{l}$\end{document}$, where *L*~*i*~⊂{1,2,...,*n*}, \|*L*~*i*~\|=*l*. We use the superscript \* to represent an optimal solution of an optimization problem. For instance, *z*^∗^ and *K*^∗^ are the optimal solution of ([5](#Equ5){ref-type=""}). Since we need to represent an optimal solution for each index set *L*~*i*~, we use the superscript *i*∗ to represent an optimal solution for an index set *L*~*i*~, e.g., *z*^*i*∗^. The maximum value of *k* such that both $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{k+1} \geq \frac {1}{2}$\end{document}$ hold true is denoted by the *maximum recoverable sparsity* *k*~*max*~.

Pick-*l*-element algorithm {#Sec4}
==========================

Consider a sensing matrix with *n* columns. Then, there are $\documentclass[12pt]{minimal}
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                \begin{document}$\binom {n}{k}$\end{document}$ subsets *K* each of cardinality *k*. When *n* and *k* are large, exhaustive search over these subsets to compute *α*~*k*~ is extremely expensive. For example, when *n*=100 and *k*=10, it takes a search over 1.7310e+13 subsets to compute *α*~*k*~--- a combinatorial task that is beyond the technological reach of common desktop computers. Our goal is to devise algorithms that can rapidly yield an exact value of *α*~*k*~. As an initial step, we develop a method to compute an upper bound of *α*~*k*~ in polynomial time, which is called the *pick-l-element algorithm* (or simply, pick-*l* algorithm), where *l* is a chosen integer such that 1≤*l*\<*k*.

Let us define the proportion parameter for a given index set *L* such that \|*L*\|=*l*, denoted by *α*~*l*,*L*~, as $$\documentclass[12pt]{minimal}
                \usepackage{amsmath}
                \usepackage{wasysym} 
                \usepackage{amsfonts} 
                \usepackage{amssymb} 
                \usepackage{amsbsy}
                \usepackage{mathrsfs}
                \usepackage{upgreek}
                \setlength{\oddsidemargin}{-69pt}
                \begin{document} $$\begin{array}{*{20}l} \alpha_{l,L} \triangleq \underset{\{z:\; Az=0,\;z\neq 0\}}{\text{maximize}} \frac{\|z_{L} \|_{1}}{\|z\|_{1}}. \end{array} $$ \end{document}$$

([6](#Equ6){ref-type=""}) is the partial optimization problem of ([4](#Equ4){ref-type=""}) only considering the vector *z* in the null space of *A* for a fixed index set *L*. We can obtain *α*~*l*,*L*~ by solving the following optimization problem: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} & \underset{z}{\text{maximize}}~\| z_{L} \|_{1} \\ & \text{subject to}~\| z \|_{1} \leq 1, \; Az = 0. \end{array} $$ \end{document}$$

Since ([7](#Equ7){ref-type=""}) is maximizing a convex function for a given subset *L*, we cast ([7](#Equ7){ref-type=""}) as 2^*l*^ linear programming problems by considering all the possible sign patterns of every element of *z*~*L*~ (e.g., if *l*=2 and *L*={1,2}, then, \|\|*z*~*L*~\|\|~1~=\|*z*~1~\|+\|*z*~2~\| can correspond to 2^*l*^=4 possibilities: *z*~1~+*z*~2~, *z*~1~−*z*~2~, −*z*~1~+*z*~2~, and −*z*~1~−*z*~2~). *α*~*l*,*L*~ is equal to the maximum among the 2^*l*^ objective values.

The pick-*l* algorithm uses *α*~*l*,*L*~'s obtained from different index sets to compute an upper bound of *α*~*k*~. Algorithm 1 shows the steps of the pick-*l* algorithm in detail. The following Lemmata show that the pick-*l* algorithm provides an upper bound of *α*~*k*~. Firstly, we provide Lemma 1 to derive the upper bound of the proportion parameter for a fixed index set *K*, and then, we show that the pick-*l* algorithm yields an upper bound of *α*~*k*~ in Lemma [2](#Sec4){ref-type="sec"}.

**Lemma 1** {#d29e2124}
-----------

(Cheap Upper Bound (CUB) for a given subset *K*) Given a subset *K*, we have $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} CUB(\alpha_{k,K}) \triangleq \frac{1}{{\binom{k-1}{l-1}}} \sum\limits_{\{L_{i} \subseteq K,\; |L_{i}|=l\}} \alpha_{l,L_{i}} \geq \alpha_{k,K}. \end{array} $$ \end{document}$$

*Proof* {#d29e2258}
-------

Suppose that when *z*=*z*^*i*∗^ and *z*=*z*^∗^, we achieve the optimal value of ([6](#Equ6){ref-type=""}) for given index sets *L*~*i*~ and *K* respectively, i.e., $\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} \alpha_{k,K} & = \frac{\| z^{*}_{K} \|_{1} }{ \| z^{*} \|_{1}} = \frac{1}{{\binom{k-1}{l-1}}} \sum_{\{L_{i} \subseteq K,\; |L_{i}|=l\}} \frac{\| z^{*}_{L_{i}} \|_{1} }{ \| z^{*} \|_{1}} \\ & \leq \frac{1}{{\binom{k-1}{l-1}}} \sum_{\{L_{i} \subseteq K,\; |L_{i}|=l\}} \frac{\| z^{i*}_{L_{i}} \|_{1} }{ \| z^{i*} \|_{1}} = CUB(\alpha_{k,K}). \end{array} $$ \end{document}$$

The inequality is from the optimal value of ([6](#Equ6){ref-type=""}) for each index set *L*~*i*~. □

**Lemma 2** {#d29e2791}
-----------

The pick-*l* algorithm provides an upper bound of *α*~*k*~, namely $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} \alpha_{k} \leq \frac{1}{{\binom{k-1}{l-1}}} \sum_{i=1 }^{\binom{k}{l}} \alpha_{l,L_{i}}, \end{array} $$ \end{document}$$
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                \begin{document} $$\begin{array}{*{20}l} \text{where}\;\; \alpha_{l,L_{1}} \geq \alpha_{l,L_{2}} \geq \cdots \geq \alpha_{l,L_{i}} \geq \cdots \geq \alpha_{l,L_{\binom{n}{l}}}. \end{array} $$ \end{document}$$

*Proof* {#d29e2992}
-------

Without loss of generality, we assume that when *z*=*z*^*i*∗^, $\documentclass[12pt]{minimal}
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The first inequality is from Lemma 1, and the last inequality is from the assumption that $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{l,L_{i}}$\end{document}$'s are sorted in descending order. □

The steps 2 and 3 in Algorithm 1, which are sorting *α*~*l*,*L*~'s and computing an upper bound of *α*~*k*~ with sorted *α*~*l*,*L*~'s via ([9](#Equ9){ref-type=""}), can also be done by solving the following optimization problem without sorting operation: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} & \underset{\gamma_{i},\; 1 \leq i \leq \binom{n}{l}}{ \text{maximize}} \;\; \sum_{i=1}^{\binom{n}{l}} \gamma_{i} \; \alpha_{l,L_{i}}  \\ & \text{subject to}~0 \leq \gamma_{i} \leq \frac{1}{{\binom{k-1}{l-1}}},\; 1\leq i \leq \scriptstyle{\binom{n}{l}},  \\ & \quad\quad\quad\quad~\sum_{i=1}^{\binom{n}{l}} \gamma_{i} \leq \frac{k}{l}. \end{array} $$ \end{document}$$
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The upshot of the pick-*l* algorithm is that we can reduce number of operations from $\documentclass[12pt]{minimal}
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                \begin{document}$\binom {n}{k}$\end{document}$ enumerations to $\documentclass[12pt]{minimal}
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                \begin{document}$\binom {n}{l}$\end{document}$. For example, when *n*=300, *k*=20, and *l*=2, the number of operations is reduced by around 10^26^ times. Moreover, as *n* increases, the reduction rate increases. With the reduced enumerations, we can still have non-trivial upper bounds of *α*~*k*~ through the pick-*l*-element algorithm. We will present the performance of the pick-*l* algorithm in Section [5](#Sec12){ref-type="sec"} showing that the pick-*l* algorithm provides better upper bounds than the previous research \[[@CR3], [@CR8]\] even when *l*=2. Furthermore, thanks to the pick-*l* algorithm, we can design a new algorithm based on a branch-and-bound search to calculate *α*~*k*~ by using upper bounds of *α*~*k*~ obtained from the pick-*l* algorithm. It is noteworthy that the cheap upper bound introduced in Lemma 1 can provide upper bounds on *α*~*k*,*K*~ for specific subsets *K*, which enable our branch-and-bound method to calculate *α*~*k*~ or more precise bounds on *α*~*k*~. However, LP relaxation method \[[@CR8]\] and SDP method \[[@CR3]\] do not provide upper bounds on *α*~*k*,*K*~ for specific subsets *K*, which overwhelms LP and SDP methods to be used in the branch-and-bound method.

Since we are also interested in *k*~max~, we introduce the following Lemma 3 to bound the maximum recoverable sparsity *k*~max~.

**Lemma 3** {#d29e3838}
-----------

The *maximum recoverable sparsity* *k*~*max*~ satisfies $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} k(\alpha_{l}) \triangleq \left\lceil { l \cdot \frac{1/2}{\alpha_{l}}} \right\rceil - 1 \leq k_{max}, \end{array} $$ \end{document}$$

where ⌈.⌉ is the ceiling function.

*Proof* {#d29e3919}
-------

To prove this lemma, we will show that when $\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} \alpha_{k} = \alpha_{k,K^{*}} & \leq \frac{1}{\binom{k-1}{l-1}} \sum\limits_{\{L_{i} \subseteq K^{*},\; |L_{i}|=l\}} \alpha_{l,L_{i}}\\ & \leq \frac{\binom{k}{l}}{\binom{k-1}{l-1}} \alpha_{l} = \alpha_{l} \cdot \frac{k}{l}. \end{array} $$ \end{document}$$
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                \begin{document}$\binom {k}{l}$\end{document}$ terms in the summation. From ([13](#Equ13){ref-type=""}), if $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{k} < \frac {1}{2}$\end{document}$. In other words, if $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{k} < \frac {1}{2}$\end{document}$. Since *k* is a positive integer, when $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{k} < \frac {1}{2}$\end{document}$. Therefore, the maximum recoverable sparsity *k*~max~ should be larger than or at least equal to $\documentclass[12pt]{minimal}
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                \begin{document}$\big \lceil {l \cdot \frac {1/2}{\alpha _{l}}} \big \rceil - 1$\end{document}$. □

It is noteworthy that in (\[[@CR8]\] Section 4.2.B), the authors introduced lower bound on *k* based on *α*~1~, i.e., *k*(*α*~1~). However, in Lemma 3, we provide a more general result. Furthermore, in Lemma 3, instead of using *α*~*l*~, we can use an upper bound of *α*~*l*~ to obtain the recoverable sparsity *k*; namely, $\documentclass[12pt]{minimal}
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                \begin{document}$k(UB(\alpha _{l})) = \left \lceil { l \cdot \frac {1/2}{UB(\alpha _{l})}} \right \rceil - 1 \leq k_{max}$\end{document}$, where *UB*(*α*~*l*~) represents an upper bound of *α*~*l*~. Since the proof follows the same track as the proof of Lemma 3, we omit the proof.

Finally, we introduce the following proposition to compare our algorithm to LP method \[[@CR8]\] theoretically.

**Proposition 1** {#d29e4556}
-----------------

For any integer *k*≥1, let $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{k}^{pick1}$\end{document}$ be the upper bound on *α*~*k*~ provided by the pick-1-element algorithm according to Lemma [2](#Sec4){ref-type="sec"}. Let $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{k}^{LP}$\end{document}$ be the upper bound on *α*~*k*~ provided by the LP method \[[@CR8]\] according to the following definition (namely Eq. (4.25) in \[[@CR8]\] with *β*=*∞*): $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l}  \alpha_{k}^{LP} = \underset{Y=[y_{1},\ldots,y_{n}]\in \mathbb{R}^{m\times n}}{ \text{minimize}}\;\left\{\underset{1\leq j \leq n}{ \text{maximize}}\; ||(I-Y^{T} A)e_{j}||_{k,1}\; \right\}, \end{array} $$ \end{document}$$

where *e*~*j*~ is the standard basis vector with the *j*-th element equal to 1, and ∥·∥~*k*,1~ stands for the sum of *k* maximal magnitudes of components of a vector. Then we have: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} \alpha_{k}^{pick1} \geq \alpha_{k}^{LP}. \end{array} $$ \end{document}$$

For readability, we place the proof of Theorem 1 in Appendix A.

The LP method can provide tighter upper bounds on *α*~*k*~ than the pick-1-element algorithm; however, this comes at a cost of solving a big optimization problem of design dimension *mn*. When *m* and *n* are large, the complexity of computing $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{k}^{LP}$\end{document}$ can be prohibitive (please see Table [2](#Tab2){ref-type="table"}).

Optimized pick-*l* algorithm {#Sec5}
============================

We can tighten the upper bound of *α*~*k*~ in the pick-*l* algorithm by replacing the constant factor $\documentclass[12pt]{minimal}
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                \begin{document}$\frac {1}{\left (\underset {l-1}{k-1}\right)}$\end{document}$ in ([9](#Equ9){ref-type=""}) with optimized coefficients at the cost of additional complexity, which we call as the *optimized* pick-*l* algorithm. This optimized pick-*l* algorithm is mostly useful from a theoretical perspective. In practice, it gives improved but similar performance in calculating the upper bound of *α*~*k*~ to the basic pick-*l* algorithm described in Section [2](#Sec4){ref-type="sec"}. As a theoretical merit of the *optimized* pick-*l* algorithm, we can show that as *l* increases, the upper bound of *α*~*k*~ becomes smaller or stays the same.

The optimized pick-*l* algorithm provides an upper bound of *α*~*k*~ via the following optimization problem: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} & \underset{\gamma_{i},\; 1 \leq i \leq \binom{n}{l}}{ \text{maximize}} \;\; \sum_{i=1}^{\binom{n}{l}} \gamma_{i} \; \alpha_{l,L_{i}}  \\ & \text{subject to} \;\; \gamma_{i} \geq 0,\; 1 \leq i \leq \scriptstyle{\binom{n}{l}},  \\ & \quad\quad\quad\quad~\sum\limits_{i=1}^{\binom{n}{l}} \gamma_{i} \leq \frac{k}{l}, \\  & \quad\quad \sum\limits_{\{i:\; B \subseteq L_{i},\; 1\leq i \leq \binom{n}{l} \}} \gamma_{i} \leq \frac{\binom{k-b}{l-b}}{\binom{k-1}{l-1}}, \,\,\overset{\forall\ b\ \in\ \mathbb{Z}^{+}\ \text{s.t.}\ 1\ \leq\ b\ \leq\ l, }{\!\!\!\!\!\!\forall\ B\ \text{with}\ |B|=b}  \end{array} $$ \end{document}$$

In the following lemmata, we show that the optimized pick-*l* algorithm produces an upper bound of *α*~*k*~ and this bound is tighter than that of the basic pick-*l* algorithm introduced in ([11](#Equ11){ref-type=""}). The last lemma establishes that as *l* increases, the upper bound of *α*~*k*~ decreases or stays the same.

**Lemma 4** {#d29e5339}
-----------

The optimized pick-*l* algorithm provides an upper bound of *α*~*k*~.

*Proof* {#d29e5354}
-------

The strategy to prove Lemma 4 is to show that one feasible solution of ([15](#Equ15){ref-type=""}) gives an upper bound of *α*~*k*~. Suppose when *K*=*K*^∗^, *α*~*k*~ is achieved, i.e., $\documentclass[12pt]{minimal}
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                \begin{document}$\phantom {\dot {i}\!}\alpha _{k}=\alpha _{k,K^{*}}$\end{document}$. For a feasible solution, let us choose $\documentclass[12pt]{minimal}
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                \begin{document}$\gamma _{i} = \frac {1}{\binom {k-1}{l-1}}$\end{document}$ when *L*~*i*~⊆*K*^∗^, and *γ*~*i*~=0 otherwise, which we can easily check whether it satisfies the first and second constraints of ([15](#Equ15){ref-type=""}). For the third constraint, let us check the case when *b*=*l* first. For *b*=*l*, we can choose an arbitrary index set *B* such that \|*B*\|=*b*=*l*. For the chosen *B*, there is only one *L*~*i*~ such that *B*⊆*L*~*i*~, which is itself, i.e., *B*=*L*~*i*~. For other chosen *B*'s, it is the same. Hence, the third constraint represents $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} \gamma_{i} \leq \frac{1}{\binom{k-1}{l-1}},\; i=1,2,\ldots,\binom{n}{l}. \end{array} $$ \end{document}$$

For *b*=1, the third constraint represents $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} \sum\limits_{\{i:\; B\subseteq L_{i},\;1\leq i \leq \binom{n}{l},\; |B|=1 \}} \gamma_{i} \leq 1. \end{array} $$ \end{document}$$
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                \begin{document}$\binom {n-1}{l-1}$\end{document}$ numbers of *γ*~*i*~'s, only *γ*~*i*~'s whose corresponding *L*~*i*~'s are the subsets of *K*^∗^ are $\documentclass[12pt]{minimal}
                \usepackage{amsmath}
                \usepackage{wasysym} 
                \usepackage{amsfonts} 
                \usepackage{amssymb} 
                \usepackage{amsbsy}
                \usepackage{mathrsfs}
                \usepackage{upgreek}
                \setlength{\oddsidemargin}{-69pt}
                \begin{document}$\frac {1}{\left (\underset {l-1}{k-1}\right)}$\end{document}$. Since each element in *L*~*i*~ such that *L*~*i*~⊆*K*^∗^ appears $\documentclass[12pt]{minimal}
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                \begin{document}$\binom {k-1}{l-1}$\end{document}$ times in $\documentclass[12pt]{minimal}
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                \begin{document}$\left \{i:\; L_{i} \subseteq K^{*},\; 1\leq i \leq \binom {n}{l} \right \}$\end{document}$, the summation of *γ*~*i*~, where the corresponding *L*~*i*~'s are the subset of *K*^∗^, becomes $\documentclass[12pt]{minimal}
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                \begin{document}$\frac {1}{\left (\underset {l-1}{k-1}\right)}\times \binom {k-1}{l-1} = 1$\end{document}$, which satisfies ([17](#Equ17){ref-type=""}). Basically, the third constraint makes that for an index, the summation of coefficients related to the index is limited to 1. In the same way, for 1\<*b*\<*l*, the chosen *γ*~*i*~ is a feasible solution of ([15](#Equ15){ref-type=""}). From this feasible solution, we have $\documentclass[12pt]{minimal}
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                \begin{document}$\frac {1}{{\left (\underset {l-1}{k-1}\right)}} \sum _{\{i:\; L_{i} \subseteq K^{*},\; |L_{i}|=l\}} \alpha _{l,L_{i}}$\end{document}$ for the optimal value, which is an upper bound of *α*~*k*~ as shown in ([13](#Equ13){ref-type=""}). □

**Lemma 5** {#d29e6093}
-----------

The optimized pick-*l* algorithm provides a tighter, or at least the same, upper bound of *α*~*k*~ than the basic pick-*l* algorithm introduced in ([11](#Equ11){ref-type=""}).

*Proof* {#d29e6114}
-------

We will show that the optimization problem ([11](#Equ11){ref-type=""}) is a relaxation of ([15](#Equ15){ref-type=""}). As in the proof of Lemma 4, for *b*=*l*, the third constraint of ([15](#Equ15){ref-type=""}) represents ([16](#Equ16){ref-type=""}), which is involved in the first constraint of ([11](#Equ11){ref-type=""}). Since the third constraint of ([15](#Equ15){ref-type=""}) considers other *b* values such that 1≤*b*\<*l*, ([15](#Equ15){ref-type=""}) has more constraints than ([11](#Equ11){ref-type=""}). Therefore, the optimized pick-*l* algorithm, which is ([15](#Equ15){ref-type=""}), provides a tighter or at least the same upper bound than the basic pick-*l* algorithm. □

**Lemma 6** {#d29e6170}
-----------

The optimized pick-*l* algorithm provides a tighter or at least the same upper bound than the optimized pick-*p* algorithm when *l*\>*p*.

*Proof* {#d29e6188}
-------

We can upper bound the objective function of ([15](#Equ15){ref-type=""}) by using ([8](#Equ8){ref-type=""}) as follows: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} & \underset{\gamma_{i},\; 1 \leq i \leq \binom{n}{l}}{\text{maximize}} \;\; \frac{1}{\binom{l-1}{p-1}} \sum\limits_{i=1}^{\binom{n}{l}} \gamma_{i} \sum\limits_{\{j :\; P_{j} \subset L_{i},\; |P_{j}|=p \}} \alpha_{p,P_{j}}  \\ & \text{subject to} \;\; \gamma_{i} \geq 0,\; 1 \leq i \leq \scriptstyle{\binom{n}{l}},  \\ & \quad\quad\quad\quad\;\; \sum\limits_{i=1}^{\binom{n}{l}} \gamma_{i} \leq \frac{k}{l}, \\ & \quad\quad \sum\limits_{\{i:\; B \subseteq L_{i},\; 1\leq i \leq \scriptstyle{\binom{n}{l}} \}} \gamma_{i} \leq \frac{\binom{k-b}{l-b}}{\binom{k-1}{l-1}}, \,\,\overset{\forall\ b\ \in\ \mathbb{Z}^{+}\ \text{s.t.}\ 1\ \leq\ b\ \leq\ l}{\!\!\!\!\!\forall\ {B}\ \text{with}\ |B|=b}.  \end{array} $$ \end{document}$$

Note that in the objective function of ([18](#Equ18){ref-type=""}), each $\documentclass[12pt]{minimal}
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                \begin{document}$\binom {n-p}{l-p}$\end{document}$ times. Let us define $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} \gamma_{j}^{'} \triangleq \frac{1}{\binom{l-1}{p-1}} \sum\limits_{\{i:\; P_{j} \subset L_{i},\; 1\leq i \leq \binom{n}{l} \}} \gamma_{i}. \end{array} $$ \end{document}$$

We can relax ([18](#Equ18){ref-type=""}) to the following problem, which turns out to be the same as the optimized pick-*p* algorithm: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} & \underset{\gamma_{j}^{'},\; 1 \leq j \leq \binom{n}{p}}{\text{maximize}} \;\; \sum\limits_{j=1}^{\binom{n}{p}} \gamma_{j}^{'} \; \alpha_{p,P_{j}}  \\ & \text{subject to} \;\; \gamma_{j}^{'} \geq 0,\; 1 \leq j \leq \scriptstyle{\binom{n}{p}},  \\ & \quad\quad\quad\quad\;\; \sum\limits_{j=1}^{\binom{n}{p}} \gamma_{j}^{'} \leq \frac{k}{p}, \\ & \quad\quad \sum\limits_{\{j:\; B \subseteq P_{j},\; 1\leq j \leq \binom{n}{p} \}} \gamma_{j}^{'} \leq \frac{\binom{k-b}{p-b} }{ \binom{k-1}{p-1} }, \,\,\overset{\forall\ b\ \in\ \mathbb{Z}^{+}\ \text{s.t.}\ 1\ \leq\ b\ \leq\ p}{\!\!\!\!\!\forall\ B\ \text{with}\ |B|=b}.  \end{array} $$ \end{document}$$

The relaxation is shown by checking the constraints. The first constraint of ([19](#Equ19){ref-type=""}) is trivial to obtain. For the second constraint, we can obtain the second constraint of ([19](#Equ19){ref-type=""}) from the following relations: $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} \sum\limits_{j=1}^{\binom{n}{p}} \gamma_{j}^{'} & = \sum\limits_{j=1}^{\binom{n}{p}} \frac{1}{\binom{l-1}{p-1}} \sum\limits_{\substack{\{i:\; P_{j} \subset L_{i}, \; 1\leq i \leq \binom{n}{l} \}}} \gamma_{i} \\ & = \frac{1}{\binom{l-1}{p-1}} \binom{l}{p} \sum\limits_{i=1}^{\binom{n}{l}} \gamma_{i} \\ & \leq \frac{1}{\binom{l-1}{p-1}} \binom{l}{p} \frac{k}{l} = \frac{k}{p}, \end{array} $$ \end{document}$$

where the second equality is obtained from the fact that *γ*~*i*~, which is a coefficient of $\documentclass[12pt]{minimal}
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                \begin{document}$\sum _{j=1}^{\binom {n}{p}} \sum _{\substack {\{i:\; P_{j} \subset L_{i} \}}} \gamma _{i}$\end{document}$. The final inequality is from the second constraint of ([18](#Equ18){ref-type=""}). The third constraint in ([19](#Equ19){ref-type=""}) can be deduced from the following inequality: $$\documentclass[12pt]{minimal}
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where the second equality is from the fact that for a fixed *P*~*j*~, there are $\documentclass[12pt]{minimal}
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                \begin{document}$i=1,\ldots,\binom {n}{l}$\end{document}$. Since ([19](#Equ19){ref-type=""}) is obtained from the relaxation of ([18](#Equ18){ref-type=""}), the optimal value of ([19](#Equ19){ref-type=""}) is larger or equal to the optimal value of ([18](#Equ18){ref-type=""}). ([19](#Equ19){ref-type=""}) is just the optimized pick-*p* algorithm. Thus, when *l*\>*p*, the optimized pick-*l* algorithm provides a tighter or at least the same upper bound than the optimized pick-*p* algorithm. □

By using larger *l* in the pick-*l* algorithm, we can obtain a tighter upper bound of *α*~*k*~. However, for a certain *l*, we need to enumerate $\documentclass[12pt]{minimal}
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                \begin{document}$\binom {n}{k}$\end{document}$ enumerations of exhaustive search \[[@CR14]--[@CR16]\]. To this end, we propose a new branch-and-bound tree search algorithm to find tighter bounds on *α*~*k*~ than Lemma [2](#Sec4){ref-type="sec"} provides, or to even find the exact *α*~*k*~. Our branch-and-bound tree search algorithm is enabled by the pick-*l* algorithms introduced in Sections [2](#Sec4){ref-type="sec"} and [3](#Sec5){ref-type="sec"}.

Tree search algorithm {#Sec6}
=====================

To find the index set *K*^∗^ which leads to the maximum *α*~*k*,*K*~ (among all possible index set *K*'s), the tree search algorithm (TSA) performs a best-first branch-and-bound search \[[@CR23]\] over a tree structure representing different subsets of {1,2,...,*n*}. In its essence, for each subset *J* with cardinality no bigger than *k*, TSA calculates an upper bound of *α*~*k*,*K*~, which is valid for any set *K* (with cardinality *k*) such that *J*⊆*K*. If this upper bound is smaller than a lower bound of *α*~*k*~, TSA will not further explore any of *J*'s supersets, leading to reduced average-case computational complexity. For simplicity, we will describe the TSA based on pick-1-element algorithm, simply called 1-Step TSA. However, we remark we can also extend the TSA to be based on pick-*l*-element (*l*≥2) algorithm, by calculating upper bounds of *α*~*k*,*K*~ based on the results of the pick-*l*-element algorithm.

Tree structure {#Sec7}
--------------

A tree node *J* represents an index subset of {1,...,*n*} such that \|*J*\|≤*k*. We have the following rule: **\[R1\]** A parent node is a subset of each of its child node(s).

A node that has no child is referred to as a *leaf node*. We call the cardinality of the index set corresponding to *J* as *J*'s *height*. The tree structure follows the "legitimate order," which ensures that any new index in the child node is bigger than the indices of its parent node. **\[R2\]** "Legitimate order" - Let *P* and *C* denote the parent node and the child node. Then, any index in *P* must be smaller than any index in *C*∖*P*.

Figure [1](#Fig1){ref-type="fig"} illustrates this rule in a tree with *k*=2 and *n*=3. Fig. 1A tree structure following the legitimate order for *k*=2 and *n*=3

Basic idea of a branch-and-bound approach for calculating *α*~*k*~ {#Sec8}
------------------------------------------------------------------

We use a branch-and-bound approach over the tree structure to calculate *α*~*k*~. This method maintains a lower bound on *α*~*k*~ (how to maintain this lower bound will be explained in Section [4.3](#Sec9){ref-type="sec"}). When the algorithm explores a tree node *J*, the algorithm calculates an upper bound *B*(*J*), which is no smaller than *α*~*k*,*K*~ for any child node *K* (with cardinality *k*) of node *J*. If *B*(*J*) is smaller than the lower bound on *α*~*k*~, then the algorithm will not explore the child nodes of the tree node *J*.

In our algorithm, we calculate *B*(*J*) as $$\documentclass[12pt]{minimal}
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                \begin{document} $$\begin{array}{*{20}l} B(J) = \alpha_{j,J} + {\sum\limits_{i=1}^{t} \alpha_{1,\{i+ \text{max}(J)\}}}, \end{array} $$ \end{document}$$

where *j*+*t*=*k*, max(*J*) represents the largest index in *J*, and *α*~1,{1}~≥*α*~1,{2}~≥...≥*α*~1,{*n*}~. We obtain this descending order by permuting the columns of the sensing matrix *A* in descending order of *α*~1,{*i*}~'s as the pre-computation step of TSA. For example, in Fig. [1](#Fig1){ref-type="fig"}, for *k*=2, *B*({1})=*α*~1,{1}~+*α*~1,{2}~. In order to justify that *B*(*J*) is an upper bound of *α*~*k*,*K*~ for all node *K* such that *J*⊆*K*, we provide the following lemma.

### **Lemma 7** {#d29e8896}

Given *α*~1,{1}~≥*α*~1,{2}~≥...≥*α*~1,{*n*}~, $\documentclass[12pt]{minimal}
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                \begin{document}$B(J) = \alpha _{j,J} + \sum _{i=1}^{t} \alpha _{1,\{i+max(J)\}}$\end{document}$, where *j*+*t*=*k*, and *max*(*J*) represents the largest index in *J*, is an upper bound of *α*~*k*,*K*~ for all nodes *K* such that *J*⊆*K*.

### *Proof* {#d29e9032}

For any subset *K* such that *J*⊆*K*, we can write *α*~*k*,*K*~=*α*~*j*+*t*,{*J*∪*T*}~, where *j*+*t*=*k* and *T*=*K*∖*J*. Then, following exactly the same line of argument as in the proof of Lemma 1, we have $$\documentclass[12pt]{minimal}
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                \begin{document}$\sum _{j \in T}^{t} \alpha _{1,\{j\}}$\end{document}$. Finally, since *α*~1,{*i*}~'s are sorted in the descending order, $\documentclass[12pt]{minimal}
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                \begin{document}$\sum _{j \in T} \alpha _{1,\{j\}} \leq \sum _{i=1}^{t} \alpha _{1,\{i+max(J)\}}$\end{document}$. Note that, due to the legitimate order **\[R2\]**, the smallest element of the index set *T* is no less than 1+*max*(*J*). In conclusion, for all nodes *K* such that *J*⊆*K*, *B*(*J*) becomes an upper bound of *α*~*k*,*K*~. □

Best-first tree search strategy {#Sec9}
-------------------------------

TSA adopts a best-first tree search strategy for the branch-and-bound approach. We first describe a basic version of the best-first tree search strategy and then introduce two enhancements to this strategy in the next subsection.

In its basic version, TSA starts with a tree having only the root node and sets the global lower bound of *α*~*k*~ as 0. In each iteration, TSA selects a leaf tree node *J* with the largest *B*(*J*) and expands the tree by adding the child nodes of *J* to the tree. For each of these newly added child nodes, say *Q*, TSA then calculates the upper bound *B*(*Q*) in ([20](#Equ20){ref-type=""}). Note that if a newly added child node *Q* has *k* elements, TSA will calculate *α*~*k*,*Q*~, *which is a lower bound on* *α*~*k*~. For this *k*-element *Q*, if the newly calculated *α*~*k*,*Q*~ is bigger than the global lower bound of *α*~*k*~, TSA will set the global lower bound equal to *α*~*k*,*Q*~. TSA will terminate if a leaf tree node *J* has the largest *B*(*J*) among all the leaf nodes, and that *B*(*J*) is no bigger than the global lower bound on *α*~*k*~.

From standard theories of the branch-and-bound approach, this TSA will output the exact *α*~*k*~. Also, in this process, the global lower bound will keep increasing until it is equal to an upper bound of *α*~*k*~ (the largest *B*(*J*) among leaf nodes).

Two enhancements {#Sec10}
----------------

We incorporate two novel features to TSA in order to reduce the computational complexity. Firstly, when TSA attaches a new node *Q* to a node *J* in the tree structure, TSA computes *B*(*Q*) as ([21](#Equ21){ref-type=""}): $$\documentclass[12pt]{minimal}
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where *j*+*t*+1=*k*, max(*Q*) represents the largest index in *Q*, and *α*~1,{1}~≥*α*~1,{2}~≥...≥*α*~1,{*n*}~. Thus, without calculating *α*~*j*+1,*Q*~ (which involves higher computational complexity), we can still have *B*(*Q*) as an upper bound of *α*~*k*,*K*~ for any child node *K* (with cardinality *k*) of the node *Q*.

Secondly, when TSA adds a new node *Q* as the child of node *J* in the tree structure (assuming *α*~*j*,*J*~ has already been calculated), TSA does not need to add all of *J*'s child nodes to the tree at the same time. Instead, TSA only adds the node *J*'s unattached child node *Q* with the largest *B*(*Q*) as defined in ([21](#Equ21){ref-type=""}). Namely, the index *Q*∖*J* is no bigger than the index *Q*^′^∖*J*, where *Q*^′^ is any unattached child of the node *J*. We note that *B*(*Q*) is an upper bound on *B*(*Q*^′^) (according to ([21](#Equ21){ref-type=""})) for any other unattached child node *Q*^′^ of the node *J*. Thus, for any child node *K* (of cardinality *k*) of node *J*'s unattached child nodes, *B*(*Q*) is still an upper bound of *α*~*k*,*K*~.

Algorithm 2 shows detailed steps of TSA, based on the pick-1-element algorithm (namely, *l*=1, 1-Step TSA). In the description, we define "expanding the tree from a node *J*" as follows:

**\[R3\]**"Expanding the tree from a node *J*"---attaching a new node *Q* to the node *J*, where *B*(*Q*) is the largest value defined as ([21](#Equ21){ref-type=""}) among the node *J*'s all the unattached child nodes.

Advantage of the tree search algorithm {#Sec11}
--------------------------------------

Due to the nature of the branch-and-bound approach, we can obtain a global upper bound and a global lower bound of *α*~*k*~ while TSA runs. As the number of iterations increases in TSA, we can obtain tighter and tighter upper bounds on *α*~*k*~, which is the largest *B*(·) among the leaf nodes. By using the global upper bound of *α*~*k*~, we can obtain a lower bound of the recoverable sparsity *k* via Lemma 3. Thus, even if the complexity of TSA is too high to finish in a timely manner, we can still obtain a lower bound on the recoverable sparsity *k* by early terminating TSA.

We note that the methods based on LP \[[@CR8]\] and SDP \[[@CR3]\] also provide upper bounds on *α*~*k*~. However, they are unable to determine upper bounds of *α*~*k*,*K*~, which is for a specific index set *K*. This prevents the use of LP and SDP methods in our branch-and-bound method for computing *α*~*k*~.

Numerical experiments {#Sec12}
=====================

We conducted extensive simulations to compute *α*~*k*~ and its upper/lower bounds using the pick-*l* algorithms and TSA. In this section, we call the pick-*l* algorithms introduced in Section [2](#Sec4){ref-type="sec"} and [3](#Sec5){ref-type="sec"} as simply the (basic) pick-*l* and the optimized pick-*l* algorithms respectively.

For same matrices, we compared our methods with LP relaxation \[[@CR8]\] approach and SDP method \[[@CR3]\]. We assessed the computational complexity in terms of execution time of the algorithms.[1](#Fn1){ref-type="fn"} In addition, we carried out numerical experiments to demonstrate the computational complexity of TSA empirically.

For LP method in \[[@CR8]\] and SDP method in \[[@CR3]\], we used the Matlab codes[2](#Fn2){ref-type="fn"} provided by the authors. Consistent with previous research, we used CVX \[[@CR17]\]---a package for specifying and solving convex programs---for the SDP method, and MOSEK \[[@CR18]\]---a commercial LP solver---for the LP method. In our own algorithms, we used MOSEK to solve ([7](#Equ7){ref-type=""}). Also, to be consistent with the previous research, matrices were generated from the Matlab code provided by the authors of \[[@CR3]\] at <http://www.di.ens.fr/~aspremon/NSPcode.html>. For valid bounds, we rounded down lower bounds on *α*~*k*~ and exact *α*~*k*~, and rounded up upper bounds on *α*~*k*~ to the nearest hundredth.

Performance comparison {#Sec13}
----------------------

Firstly, we considered Gaussian matrices and partial Fourier matrices sized from *n*=40 to *n*=6144. We chose *n*=40 so that our results can be compared with the simulation results in \[[@CR3]\].

### Low-dimensional sensing matrices {#Sec14}

#### Sensing matrices with *n*=40 {#Sec15}

. We considered sensing matrices of row dimension *m*=0.5*n*, 0.6*n*, 0.7*n*, 0.8*n*, where *n*=40. For every matrix size, we randomly generated 10 different realizations of Gaussian and partial Fourier matrices. So, in total we used 80 different *n*=40 sensing matrices for the numerical experiments in Tables 7 and 8. We normalized all of the matrix columns so that they have a unit *ℓ*~2~-norm. The entries of Gaussian matrices were i.i.d standard Gaussian $\documentclass[12pt]{minimal}
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                \begin{document}$\mathcal {N}(0,1)$\end{document}$. The partial Fourier matrices had *m* rows randomly draw from the full Fourier matrices. We compared our algorithms---pick-1-element, pick-2-element, pick-3-element, and TSA---to LP and SDP methods. For readability, we place the numerical results for these small sensing matrices in Appendix B.

For each matrix size and type, we increased *k* from 1 to 5 in unit steps. Tables 7(a) and 8(a) show the *median* values of *α*~*k*~. (To be consistent with the previous research \[[@CR3]\], in which the authors used the median value of *α*~*k*~ to compare the SDP method with the LP method, we provided the median values obtained from 10 random realizations of sensing matrix.) From the median value of *α*~*k*~, we obtained the recoverable sparsity *k*~max~ such that $\documentclass[12pt]{minimal}
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                \begin{document}$\alpha _{k_{\text {max}}+1} > 1/2$\end{document}$. In addition, we calculated the arithmetic mean of *k*~max~'s. For the arithmetic mean, we obtained each *k*~max~ from each random realization and computed the arithmetic mean of ten *k*~max~'s. Compared with LP and SDP methods, we obtained bigger or at least the same recoverable sparsity *k*~max~ by using pick-2, pick-3, and TSA. It is noteworthy that we obtained the exact *α*~*k*~ for *k*=1,2,...,5 by using TSA, while LP and SDP methods only provided the exact *α*~*k*~ for *k*=1. We observed that *α*~*k*~\<1/2 but the upper bound of *α*~*k*~\>1/2 holds true in several cases, e.g., *α*~5~ in 32×40 Gaussian matrices, *α*~4~ in 28×40 Gaussian matrices, *α*~3~ in 24×40 Gaussian matrices, *α*~3~ in 20×40 partial Fourier matrices, and *α*~4~ in 24×40 partial Fourier matrices. Additionally, this can also be established by the arithmetic mean of *k*~max~ in Tables 7(a) and 8(a).

To compare the computational complexity, we calculated the *geometric mean* of the algorithms' execution time, to avoid biases for the average. Tables 7(b) and 8(b) list the average execution time. We also ran the exhaustive search method (ESM) to find *α*~*k*~ and compared its execution time with that of TSA. In calculating *α*~5~, on average, 3-Step TSA reduced the computational time by around 86 times for 20×40 Gaussian matrices, and by 94 times for 20×40 partial Fourier matrices, compared to ESM. For 32×40 Gaussian matrix and partial Fourier matrix, the speedup compared to the best *l*-Step TSA, *l*=1,2,3, becomes around 1760 times and 182 times respectively. We observed that when *m*/*n*=0.5, e.g., 20×40 sensing matrices, in general, the 3-step TSA provides the fastest result for *k*=5. On the other hand, for *m*/*n*=0.8 (e.g., 32×40 case), the 2-Step TSA is the quickest in finding an exact *α*~*k*~ for *k*=5; however, for *k*\>5, the fastest *l*-step TSA cannot be determined from either experiments or theory.

#### Sensing matrices with *n*=256 {#Sec16}

. We assessed the performance of the pick-*l* algorithm for sensing matrices with *n*=256. We carried out numerical experiments on 128×256 Gaussian matrices in Fig. [2](#Fig2){ref-type="fig"}[a](#Fig2){ref-type="fig"} and 64×256 partial Fourier matrices in Fig. [2](#Fig2){ref-type="fig"}[b](#Fig2){ref-type="fig"}. Here, for 10 sensing matrices, we obtained the median value of upper bounds of *α*~*k*~ using the pick-*l* algorithm and compared the result with LP relaxation method \[[@CR8]\]. We omitted SDP method \[[@CR3]\] from this experiment due to its very high computational complexity. For the pick-3 algorithm in Fig. [2](#Fig2){ref-type="fig"}[a](#Fig2){ref-type="fig"}, we calculated an upper bound of *α*~3~ via TSA and used this result to calculate upper bounds of *α*~*k*~, *k*=3,4,...,8 via ([13](#Equ13){ref-type=""}). Figure [2](#Fig2){ref-type="fig"}[a](#Fig2){ref-type="fig"}, [b](#Fig2){ref-type="fig"} demonstrate that, with an appropriate choice of *l*, the upper bound of *α*~*k*~ obtained via the pick-*l* algorithm can be tighter than that from the LP relaxation method. For example, for 128×256 Gaussian matrices, LP relaxation often determines the maximum recoverable sparsity as 5, while the pick-2 algorithm improves it to 6. In the pick-3 algorithm, the maximum recoverable sparsity is 7 (*α*~7~=0.49). For 64×256 partial Fourier matrices, the maximum recoverable sparsity from LP relaxation and the pick-2 algorithm are 3 and 4 respectively. Fig. 2Median upper bounds of *α*~*k*~ from the pick-*l* algorithm and the LP relaxation method. **a** 128 × 256 Gaussian matrices **b** 64 × 256 partial Fourier matrices

#### Sensing matrices with *n*=512 {#Sec17}

. We further conducted numerical experiments on Gaussian sensing matrices with *n*=512. The simulation results in Table [1](#Tab1){ref-type="table"} clearly demonstrate that the pick-2 algorithm provides larger lower bound on the recoverable sparsity *k* than the LP method \[[@CR8]\]. Especially, when Gaussian sensing matrix is 410×512, the lower bound on *k* obtained from the pick-2 algorithm is almost twice larger than that of the LP method. Table 1Lower bound on *k* and execution time (Gaussian matrix with *n*=512)Matrix *A*Pick-1Pick-2LP^a^ (a) Lower bound on *k*102×512232205×512575307×512101710410×512142714 (b) Execution time (Unit: second)102×51253.72.96e450.8205×512114.86.36e4105.1307×512309.71.19e5333.0410×512133.15.03e4510.0^a^Linear programming \[[@CR8]\]

### High-dimensional sensing matrices {#Sec18}

#### Sensing matrix with *n*≥1024 {#Sec19}

. We conducted numerical experiments for Gaussian sensing matrices with *n* from 1024 to 6144. We show these numerical experiments in Tables [2](#Tab2){ref-type="table"} and [3](#Tab3){ref-type="table"}, where we calculated the lower bound on the recoverable sparsity *k* and obtained the corresponding execution time. The SDP method \[[@CR3]\] was not applicable in these experiments due to its very high computational complexity. In Table [2](#Tab2){ref-type="table"}, we ran TSA for 1 day (24 h) and obtained an upper bound of *α*~2~, denoted by *UB*(*α*~2~). With the upper bound of *α*~2~, we obtained a lower bound of *k*, denoted by *k*(*UB*(*α*~2~)), via Lemma 3. Our numerical results in Tables [2](#Tab2){ref-type="table"} and [3](#Tab3){ref-type="table"} clearly show that our pick-*l* algorithm outperforms the LP method in recoverable sparsity *k* or execution time. We note that although our pick-1-element algorithm provides the same recoverable sparsity *k* as the LP method \[[@CR8]\] in Tables [2](#Tab2){ref-type="table"} and [3](#Tab3){ref-type="table"}, the complexity of LP method can be 10 times higher than our method on *m*×*n* Gaussian matrices, where *m* is large. Table 2Lower bound on *k* and execution time (Gaussian matrix with *n*=1024)Matrix *A*Pick-1*k*(*UB*(*α*~2~)^*b*^)*k*(*α*~1~)LP^a^ (a) Lower bound on *k*102×10242322205×10244444307×10245655410×10247877512×102491099614×102412131212717×102416171516819×102421232021922×102432363032 (b) Execution time (Unit: second)102×102423724 h237200205×102445224 h452429307×102479624 h796723410×1024120724 h12071073512×1024195224 h19521600614×1024215024 h21502217717×1024133724 h13372992819×102483824 h8383904922×102438624 h3864730^a^Linear programming \[[@CR8]\]^b^Upper bound of *α*~2~ obtained from 1-Step TSA after 24 hours' run Table 3Lower bound on *k* and execution time (Gaussian matrix)Matrix *A*Pick-1*k*(*α*~1~)LP^a^ (a) Lower bound on *k*512×20487672007×2048102901024014×4096152139N/A^b^1024×61448886021×6144190174N/A6134×6144558406N/A (b) Execution time (Unit: second)512×20487.51e37.51e36.63e32007×20486.71e26.71e27.19e44014×40969.12e39.12e315 days^c^1024×61442.18e52.18e51.61e56021×61443.89e43.89e465.5 days^d^6134×61441.37e41.37e441.7 days^ea^Linear programming \[[@CR8]\]^b^Not available^c^Estimated time (15 h for 4% calculations)^d^Estimated time (15 h for 1% calculations)^e^Estimated time (10 h for 1% calculations)

For extremely large sensing matrices, e.g, 4014×4096 and 6021×6144, the LP and SDP methods cannot provide any lower bound on *k* due to unreasonable computational time. However, our pick-*l* algorithm can still provide the lower bound on *k* efficiently. Table [3](#Tab3){ref-type="table"} shows the lower bound on *k* and the execution time for these large dimensional matrices, where our verified recoverable sparsity *k* can be as large as 558 for a 6134×6144 sensing matrix. We obtained the estimated time for the LP method by running the Matlab code obtained from <http://www2.isye.gatech.edu/~nemirovs/>, which shows the percentage of the calculation on screen.

Comparison between the optimized pick-*l* algorithm and the basic pick-*l* algorithm {#Sec20}
------------------------------------------------------------------------------------

We compared the basic pick-*l* algorithm introduced in Section [2](#Sec4){ref-type="sec"} to the optimized pick-*l* algorithm in Section [3](#Sec5){ref-type="sec"} on Gaussian sensing matrices 28×40 and 40×50 for *l*=3 and *k*=4,5,...,8. Table [4](#Tab4){ref-type="table"} demonstrates that when *l*=3 and *k*=4,5,...,8, the optimized pick-*l* algorithm provided tighter upper bounds on *α*~*k*~ than the basic pick-*l* algorithm. This is because when *l* is large and *k*\>*l*, (15) includes more constraints, which leads to the reduced size of the feasible set, than the case when *k* and *l* are small. Hence, the optimal value of ([15](#Equ15){ref-type=""}), which is the result from the optimized pick-*l*, can be smaller than or equal to that of ([11](#Equ11){ref-type=""}), which is the basic pick-*l*. Additionally, we provided the exact *α*~*k*~ values obtained from TSA in order to check how tight the bounds obtained from the basic pick-*l* and the optimized pick-*l* are. In terms of the execution time, the optimized pick-*l* algorithm, which computes ([15](#Equ15){ref-type=""}), was around 1.7 and 4.4 times slower than the basic pick-*l* on 28×40 and 40×50 Gaussian matrix respectively. Table 4*α*~*k*~ comparison and execution time (Gaussian matrix)Matrix *A*Algo.*α* ~4~*α* ~5~*α* ~6~*α* ~7~*α* ~8~(a) *α*~*k*~ comparison28 × 40Basic pick-30.520.640.750.860.97Optimized pick-30.520.630.750.850.963-Step TSA0.470.540.620.670.72-0.7840 × 50Basic pick-30.400.480.570.650.72Optimized pick-30.390.470.550.620.703-Step TSA0.360.410.460.510.57-0.59(b) Execution time (Unit: second)28 × 40Basic pick-3249.28249.28249.28249.28249.28Optimized pick-3420.97410.43422.14422.41460.5240 × 50Basic pick-3748.88748.88748.88748.88748.88Optimized pick-33.31e33.49e33.26e33.26e33.31e3

In summary, the optimized pick-*l* algorithm provides better or at least equal upper bound on *α*~*k*~ to the basic pick-*l* algorithm, with additional complexity. In spite of the increased complexity of the optimized pick-*l* algorithm, it has an important theoretical merit, which is Lemma 6.

Complexity of tree search algorithm {#Sec21}
-----------------------------------

In this subsection, we carried out numerical experiments to demonstrate the computational complexity of TSA empirically on randomly chosen Gaussian sensing matrices. Figure [3](#Fig3){ref-type="fig"}[a](#Fig3){ref-type="fig"}, [b](#Fig3){ref-type="fig"} shows the distribution of execution time and the distribution of number of nodes in height 5 attached to the tree structure in TSA respectively. For *m*=0.5*n*, we generated 100 random realizations of Gaussian matrices and computed *α*~5~ using 3-Step TSA. The maximum number of leaf node whose cardinality is *k* is $\documentclass[12pt]{minimal}
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                \begin{document}$\binom {n}{k} = \binom {40}{5}=6.58008e5$\end{document}$. From Fig. [3](#Fig3){ref-type="fig"}[b](#Fig3){ref-type="fig"}, we note that for 90% of the cases, 3-Step TSA was terminated before 1.6% of all the possible height-5 nodes were attached to the tree structure. Fig. 3Histograms of the TSA (based on the pick-3 algorithm) to find *α*~5~ on 100 randomly chosen 20×40 Gaussian sensing matrices for each method. **a** Execution time. **b** Number of nodes in height 5

We provided the execution time of TSA for different-sized randomly chosen Gaussian matrices in Fig. [4](#Fig4){ref-type="fig"}. We compared the execution time of TSA to ESM. Figure [4](#Fig4){ref-type="fig"}[a](#Fig4){ref-type="fig"} shows that when *k*=1, 1-Step TSA provides almost similar performance to ESM. This is because 1-Step TSA calculates all the *α*~1,{*i*}~'s as a pre-computation, which is the same procedure as ESM. However, for *k*\>*l* as shown in Fig. [4](#Fig4){ref-type="fig"}[b](#Fig4){ref-type="fig"}--[d](#Fig4){ref-type="fig"}, TSA can find *α*~*k*~ with reduced computation by using all the *α*~*l*,*L*~'s, while it is required to compute all the *α*~*k*,*K*~'s in ESM. In order to compute *α*~*k*~, we achieved a speedup of around 100 times via 2-Step TSA compared to ESM for *k*=3,4. Fig. 4The execution time of TSA in log scale as a function of *n* on randomly chosen *m*×*n* Gaussian matrices, where *m*=*n*/2. **a** *k*=1**b** *k*=2**c** *k*=3**d** *k*=4

In addition, in Fig. [5](#Fig5){ref-type="fig"}, we compared the execution time of TSA to ESM by varying *k* with *n* fixed on random Gaussian matrices. For the best execution time of TSA, we used different *l* values for TSA. For *n*=40 and *n*=50, 3-Step TSA reduced the execution time to find *α*~5~ by around 100 times and 300 times respectively, compared with ESM. Fig. 5The execution time of TSA in log scale as a function of *k* on randomly chosen *m*×*n* Gaussian matrices, where *m*=*n*/2. **a** *n*=40**b** *n*=50

Finally, Fig. [6](#Fig6){ref-type="fig"} gives illustrations of the values of the global lower and upper bounds, for 80×100 and 160×200 Gaussian sensing matrices, as the number of iterations in TSA increases. As we can see, the global upper and lower bounds get close very quickly. This implies that we can sometimes terminate TSA early and still obtain tight bounds on *α*~*k*~. Fig. 6Global lower bound (GLB) and global upper bound (GUB) in TSA on Gaussian sensing matrices. **a** For (*k*,*l*)=(5,3), we obtained (GLB,GUB)=(0.27,0.28) after 167501 iterations. **b** For (*k*,*l*)=(4,2), we obtained (GLB, GUB)=(0.15,0.17) after 148101 iterations

Application to network tomography problem {#Sec22}
-----------------------------------------

We apply our new tools introduced in this paper to verify NSC for sensing matrices in network tomography problems \[[@CR14]--[@CR16], [@CR19]--[@CR21]\]. In an undirected graph model for the communication network, the communication delay over each link can be determined by sending packets through probing paths that are composed of connected links. The delay of each path is then measured by adding the delays over its links. Generally, most links are uncongested, and only a few congested links have significant delays. It is, therefore, reasonable to think of finding the link delays as a sparse recovery problem. This sparse problem can be expressed in a system of linear equations *y*=*Ax*, where the vector $\documentclass[12pt]{minimal}
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                \begin{document}$y \in \mathbb {R}^{m}$\end{document}$ is the delay of *m* paths, the vector $\documentclass[12pt]{minimal}
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                \begin{document}$x\in \mathbb {R}^{n}$\end{document}$ is the delay vector for the *n* links, and *A* is a sensing matrix. The element *A*~*ij*~ of *A* is 1, if and only if path *y*~*i*~, *i*∈{1, 2, ..., *m*}, goes through link *j*, *j*∈{1, 2, ..., *n*}; otherwise, *A*~*ij*~ equal to 0 (see Fig. [7](#Fig7){ref-type="fig"}). The indices of nonzero elements in the vector *x* correspond to the congested links. Fig. 7**a** A simple example of a network tomography graph. *W*, *X*, *Y*, and *Z* are nodes in the network, and *Path1, 2, 3*, and 4 are the probing paths through which the packets are sent. **b** The sensing matrix corresponding to the graph shown in **a**. The rows and columns of the matrix represent probing paths and edges respectively

In our numerical experiments to verify NSC in network tomography problems, the paths for sending data packets were generated by random walks of fixed length. Table [5](#Tab5){ref-type="table"} summarizes the results of our experiments. We note that by using TSA, one can *exactly* verify that a total of *k*=2 and *k*=4 congested link delays can be uniquely found by solving *ℓ*~1~ minimization problem ([2](#Equ2){ref-type=""}) for the randomly generated network measurement matrices 33×66 (12-node complete graph) and 53×105 (15-node complete graph) respectively. For ESM, we estimated the execution time by multiplying the unit time to solve ([7](#Equ7){ref-type=""}) and the total number of cases in the exhaustive search. We obtained the unit time to solve ([7](#Equ7){ref-type=""}) by calculating the arithmetic mean from 100 trials. For a 53×105 matrix, 3-Step TSA substantially reduced the execution time to find *α*~5~ around 137 times compared to ESM. Table 5*α*~*k*~ and execution time in network tomography problemsMatrix *A*Algo.*α* ~1~*α* ~2~*α* ~3~*α* ~4~*α* ~5~*k* ~max~(a) *α*~*k*~ values33 × 661-Step TSA0.280.410.500.570.6222-Step TSA0.280.410.500.570.62-0.6423-Step TSA0.280.410.500.570.62253 × 1051-Step TSA0.200.290.360.450.52-0.5442-Step TSA0.200.290.360.450.49-0.5643-Step TSA0.200.290.360.450.524(b) Execution time (Unit: second)33 × 661-Step TSA0.743.6228.94404.115.94e42-Step TSA0.743.6243.94541.701 day3-Step TSA0.743.621.69e31.73e33.70e4ESM0.643.941.63e31.4e4^a^1.8e5^a^53 × 1051-Step TSA1.3130.61608.905.35e31 day2-Step TSA1.31116.12143.991.05e31 day3-Step TSA1.31116.127.95e37.93e31.38e4ESM1.28127.288.70.e39.6e4^a^1.9e6^a^Random walk step: 20^a^Exhaustive search method (estimated execution time = average time to solve ([7](#Equ7){ref-type=""}) (=0.02 second) for an index set × total number of index sets)

We further carried out numerical experiments on even larger network model having 300 nodes and 400 edges. We created a random spanning tree for a network model by using random walk approach \[[@CR24]\]. At each probing path, we randomly chose a node among 300 nodes as a starting point of random-walk and walked 100 times along the network connection. We obtained a 320×400 matrix corresponding to the network model. We calculated *α*~*k*~ values via *l*-Step TSA, where *l*=1,2. In terms of the execution time, in Table [6](#Tab6){ref-type="table"}, we compared TSA with ESM, where the unit time to solve ([7](#Equ7){ref-type=""}) was obtained by calculating the arithmetic mean from 100 trials. Especially, 1-Step TSA reduced the execution time to find *α*~4~ by around 28,700 times compared to ESM. Table 6*α*~*k*~ and execution time in a large network model having 300 nodes and 400 edgesAlgo.*α* ~1~*α* ~2~*α* ~3~*α* ~4~*α* ~5~*α* ~6~(a) *α*~*k*~ values1-Step TSA0.070.130.150.180.200.22-0.26^a^2-Step TSA0.070.130.150.180.20-0.23^a^0.22-0.28^a^(b) Execution time (Unit: second)1-Step TSA63.3765.70599.965.49e38.60e41 day2-Step TSA63.373.46e43.54e44.03e41 day1 dayESM73.223.20e41.59e6^b^1.58e8^b^1.25e10^b^8.22e11^ba^Lower bound - upper bound^b^Exhaustive search method (estimated operation time = average time to solve ([7](#Equ7){ref-type=""}) (=0.15 second) for an index set × total number of index sets)

Discussion {#Sec23}
----------

In this section, we discuss the strengths and weaknesses of our proposed algorithms, compared with earlier research \[[@CR3], [@CR8]\]. *Comparisons with LP and SDP.* Our proposed pick-1-element algorithm can achieve similar performance as the LP \[[@CR8]\] and SDP methods \[[@CR3]\]. However, our pick-1-element algorithm has the clear advantage of being more computationally efficient for large dimensional sensing matrices. Please see Table [3](#Tab3){ref-type="table"}, where the LP and SDP methods cannot provide the performance bounds on recoverable sparsity *k* due to high computational complexity. On the other hand, in Table [3](#Tab3){ref-type="table"}, our pick-1-element algorithm can efficiently provide bounds on recoverable sparsity *k*. The LP method has high computational complexity because it has to deal with a large convex program of design dimension *mn*, which leads to prohibitive computational complexity when *m* and *n* are large \[[@CR8]\].In our pick-1-element algorithm, we proposed the novel idea of sorting *α*~1,{*i*}~'s (see Lemma [2](#Sec4){ref-type="sec"}), which leads to improved performance bounds on *α*~*k*~ and recoverable sparsity *k*. This sorting idea, combined with Lemma [2](#Sec4){ref-type="sec"}, provides us with larger recoverable sparsity bound *k* than purely using *α*~1~ for bounding recoverable *k* in (\[[@CR8]\] Section 4.2.B).*Set-specific upper bounds.* Our proposed pick-*l*-element algorithm (*l*≥2) is novel and can provide improved bounds on *α*~*k*~ and recoverable sparsity *k*, using polynomial computational complexity in *n* when *l* is fixed. This approach is not practical when *l* is large. However, pick-2-element and pick-3-element algorithm can already provide improved performance bounds, compared with the previous research \[[@CR3], [@CR8]\].The fact that we can obtain upper bounds on *α*~*k*~, based on the results of pick-*l*-element (*l*≥2) algorithm, is new and non-trivial (see Lemma [2](#Sec4){ref-type="sec"}, Lemma 3 and Lemma 4). For example, if we know *α*~5~≤0.22, we can use Lemma 3 to obtain that *α*~11~≤0.22×11/5\<0.5.Our pick-*l*-element algorithm can provide set-specific upper bound for *α*~*k*,*K*~, laying the foundation for our branch-and-bound TSA.*Computational complexity of TSA.* We proposed TSA to find precise values for *α*~*k*~ with significantly reduced average-case computational complexity than ESM. The computational complexity of TSA is dependent on *n*, sparsity *k*, and a chosen constant *l*. When *k*, *n*, and *l* are large enough, finding *α*~*k*~ via TSA is still computationally expensive. In the worst case, TSA has the same computational complexity as ESM. However, our extensive simulations ranging from Fig. [3](#Fig3){ref-type="fig"} to Fig. [5](#Fig5){ref-type="fig"} and from Table [5](#Tab5){ref-type="table"} to Table [8](#Tab8){ref-type="table"} show that on average, TSA can greatly reduce the computational complexity of finding *α*~*k*~ compared with ESM. Table 7*α*~*k*~ comparison and execution time - Gaussian Matrix$\documentclass[12pt]{minimal}
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                \begin{document}$\underset {(m \times n)}{A}$\end{document}$Algo.*α* ~1~*α* ~2~*α* ~3~*α* ~4~*α* ~5~*k* ~max~ ^d^(a) *α*~*k*~ comparison20×40Pick-10.280.550.81111/1.1Pick-20.280.450.660.8512/1.9Pick-30.280.450.570.760.922/1.91-Step TSA0.280.450.570.670.752/1.92-Step TSA0.280.450.570.670.752/1.93-Step TSA0.280.450.570.670.752/1.9LP^a^0.280.500.670.840.982/1.6SDP^b^0.280.490.660.810.952/1.8ESM^c^0.280.450.570.670.752/1.924 × 40Pick-10.230.460.670.8712/2.0Pick-20.230.370.530.690.852/2.1Pick-30.230.370.460.610.753/2.81-Step TSA0.230.370.460.570.653/2.82-Step TSA0.230.370.460.570.653/2.83-Step TSA0.230.370.460.570.653/2.8LP0.230.410.560.710.842/2.0SDP0.230.410.550.700.822/2.0ESM0.230.370.460.570.653/2.828 × 40Pick-10.180.360.530.700.862/2.0Pick-20.180.310.460.590.723/3.0Pick-30.180.310.410.540.663/3.01-Step TSA0.180.310.410.490.574/3.52-Step TSA0.180.310.410.490.574/3.53-Step TSA0.180.310.410.490.574/3.5LP0.180.340.490.610.723/3.0SDP0.180.340.480.600.713/3.0ESM0.180.310.410.490.574/3.532 × 40Pick-10.140.290.420.550.673/3.0Pick-20.140.240.370.470.584/3.8Pick-30.140.240.330.440.534/4.21-Step TSA0.140.240.330.400.475/4.92-Step TSA0.140.240.330.400.475/4.93-Step TSA0.140.240.330.400.475/4.9LP0.140.270.380.490.584/3.9SDP0.140.270.380.480.574/4.0ESM0.140.240.330.400.475/4.9(b) Execution time (Unit: second)20 × 40Pick-10.350.350.350.350.35Pick-20.3510.9610.9610.9610.95Pick-30.3510.96313.65313.65313.651-Step TSA0.502.1411.78128.981.62e32-Step TSA0.5013.2014.1158.933.77e33-Step TSA0.5013.20320.20346.43695.53LP0.550.550.580.550.56SDP56.926.02e35.14e35.12e35.61e3ESM0.3510.96313.654.5e36.0e424 × 40Pick-10.440.440.440.440.44Pick-20.4413.0013.0013.0013.00Pick-30.4413.00311.27311.27311.271-Step TSA0.502.059.6377.45429.482-Step TSA0.5012.9213.6035.08634.623-Step TSA0.5012.92319.27378.10481.29LP0.840.940.880.830.82SDP62.185.59e34.89e34.75e35.37e3ESM0.4413.00311.274.6e36.4e428 × 40Pick-10.580.580.580.580.58Pick-20.5814.6714.6714.6714.67Pick-30.5814.67326.80326.80326.801-Stpe TSA0.521.414.3932.43119.862-Stpe TSA0.5213.5413.8229.35126.623-Stpe TSA0.5213.54327.79404.23383.61LP1.121.201.121.090.68SDP71.275.55e34.90e34.98e34.72e3ESM0.5814.67326.804.7e36.9e432 × 40Pick-10.420.420.420.420.42Pick-20.4213.2913.2913.2913.29Pick-30.4213.29331.80331.80331.801-Step TSA0.551.142.8913.5040.672-Step TSA0.5514.2214.3218.1340.353-Step TSA0.5514.22340.87336.29355.06LP0.700.710.720.700.70SDP56.127.17e35.43e35.07e34.79e3ESM0.4213.29331.804.9e37.1e4^a^Linear programming \[[@CR8]\]^b^Semidefinite programming \[[@CR3]\]^c^Exhaustive search method^d^Median/arithmetic meanTable 8*α*~*k*~ comparison and execution time - Partial Fourier Matrix$\documentclass[12pt]{minimal}
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                \begin{document}$\underset {(m \times n)}{A}$\end{document}$Algo.*α* ~1~*α* ~2~*α* ~3~*α* ~4~*α* ~5~*k* ~max~ ^d^(a) *α*~*k*~ comparison20 × 40Pick-10.190.390.590.780.982/2.0Pick-20.190.360.550.730.912/2.2Pick-30.190.360.470.640.803/2.71-Step TSA0.190.360.470.610.703/2.72-Step TSA0.190.360.470.610.703/2.73-Step TSA0.190.360.470.610.703/2.7LP^a^0.190.390.590.780.982/2.0SDP^b^0.190.390.590.780.982/2.0ESM^c^0.190.360.470.610.703/2.724 × 40Pick-10.150.310.470.620.783/2.8Pick-20.150.270.420.550.693/3.0Pick-30.150.270.380.510.643/3.41-Step TSA0.150.270.380.490.594/3.52-Step TSA0.150.270.380.490.594/3.53-Step TSA0.150.270.380.490.594/3.5LP0.150.310.470.620.783/2.8SDP0.150.310.470.620.783/2.8ESM0.150.270.380.490.594/3.528 × 40Pick-10.120.250.370.500.624/3.6Pick-20.120.230.350.470.584/4.0Pick-30.120.230.320.440.544/4.01-Step TSA0.120.230.320.410.504/4.02-Step TSA0.120.230.320.410.504/4.13-Step TSA0.120.230.320.410.504/4.1LP0.120.250.370.500.624/3.6SDP0.120.250.370.500.624/3.6ESM0.120.230.320.410.504/4.132 × 40Pick-10.090.190.290.380.485/4.7Pick-20.090.170.270.360.445/4.7Pick-30.090.170.250.350.435/4.71-Step TSA0.090.170.250.330.395/4.72-Step TSA0.090.170.250.330.395/4.73-Step TSA0.090.170.250.330.395/4.7LP0.090.190.290.380.485/4.7SDP0.090.190.290.380.485/4.7ESM0.090.170.250.370.395/4.7(b) Execution time (Unit: second)20 × 40Pick-10.310.310.310.310.31Pick-20.3110.8510.8510.8510.85Pick-30.3110.85260.41260.41260.411-Step TSA0.479.7270.57329.283.60e32-Step TSA0.4711.9718.5445.183.36e33-Step TSA0.4711.97291.29297.45633.12LP0.490.770.530.590.51SDP33.932.34e32.65e32.91e32.60e3ESM0.3110.85260.414.1e36.0e424 × 40Pick-10.390.390.390.390.39Pick-20.3911.5111.5111.5111.51Pick-30.3911.51302.86302.86302.861-Step TSA0.4812.1276.21407.672.77e32-Step TSA0.4812.5221.46107.001.83e33-Step TSA0.4812.52306.43426.171.36e3LP0.620.560.660.590.58SDP41.132.39e32.66e32.63e32.56e3ESM0.3911.51302.864.5e36.4e428 × 40Pick-10.430.430.430.430.43Pick-20.4313.2913.2913.2913.29Pick-30.4313.29341.05341.05341.051-Step TSA0.508.7031.53272.68731.902-Step TSA0.5012.9916.8547.45544.793-Step TSA0.5012.99317.40410.47553.67LP0.650.670.710.670.75SDP40.512.17e32.29e32.80e32.63e3ESM0.4313.29341.054.7e36.5e432 × 40Pick-10.570.570.570.570.57Pick-20.5717.2417.2417.2417.24Pick-30.5717.24385.26385.26385.261-Step TSA0.526.3922.35101.67451.622-Step TSA0.5213.3818.6549.46372.353-Step TSA0.5213.38326.40476.551.02e3LP0.860.890.780.750.76SDP46.512.41e32.62e32.53e32.75e3ESM0.5717.24385.264.8e36.8e4^a^Linear programming \[[@CR8]\]^b^Semidefinite programming \[[@CR3]\]^c^Exhaustive search method^d^Median/arithmetic meanMoreover, since TSA maintains an upper bound and a lower bound of *α*~*k*~ during its iterations, one can always early terminate TSA and still get improved performance bounds on *α*~*k*~ than the LP and SDP methods. We can use TSA to find an exact value of *α*~*l*~, where *l*\<*k*, and then use Lemma 3 to bound *α*~*k*~.*Use of data structures.* We used object-oriented programming (OOP) to implement TSA in Matlab \[[@CR25]\], because the OOP makes it easy to handle tree-type structures. In OOP, we defined a class and created objects from the class to store property of each node *J*, e.g., *B*(*J*), in the tree. In order to make a connection between two tree nodes, we used doubly linked list data structure as a part of the object. However, in case readers would like to implement the algorithm using alternative data structures, we have provided implementation-agnostic pseudocode of our algorithm in Algorithm 2.*Difference from phase transition works.* There has been extensive research on the phase transitions of various sparse recovery algorithms such as Basis Pursuit (BP), Orthogonal Matching Pursuit (OMP), and Approximate Message Passing (AMP) \[[@CR1]\]. However, our research is different from the research on phase transition in two aspects. Firstly, our work and the previous works \[[@CR3], [@CR8]\] are focusing on worst-case performance guarantee (recovering all the possible *k*-sparse signals), while the research on phase transition is considering the average-case performance guarantee for a single *k*-sparse signal with fixed support and sign pattern. Secondly, the phase transition bounds are mostly for random matrices. Hence, for a given deterministic sensing matrix, phase transition results cannot be used for that particular matrix.

Conclusion {#Sec24}
==========

In this paper, we consider the problem of verifying the null space condition in compressed sensing. Calculating the proportional parameter *α*~*k*~ that characterizes the null space condition of a sensing matrix is a non-convex optimization problem, and also known to be NP-hard in \[[@CR7]\]. In order to verify the null space condition, we proposed novel and simple enumeration-based algorithms, which are called the basic and optimized pick-*l* algorithms, to obtain upper bounds of *α*~*k*~. With these algorithms, we further designed a new algorithm called the tree search algorithm to gain a global solution to the non-convex optimization problem of verifying the null space condition. Numerical experiments show that our algorithms outperform the previously proposed algorithms \[[@CR3], [@CR8]\] in performance as well as speed.

Appendix {#Sec25}
========

Proof of proposition 1 {#Sec26}
======================

*Proof* {#d29e16792}
-------

Let us denote the sum of *k* maximal magnitudes of elements of $\documentclass[12pt]{minimal}
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                \begin{document} $$ ||x||_{k,1}= \underset{|K|\leq k}{\text{maximize}} \sum\limits_{i \in K} |x_{i}|. $$ \end{document}$$

We use *i*~1~, *i*~2~,..., and *i*~*k*~ (or *j*~1~, *j*~2~,..., and *j*~*k*~) to denote *k* distinct integers between 1 and *n*. For a matrix, say *A*, we use *A*~*i*,*j*~ to represent its element in the *i*-th row and *j*-th column. $$\documentclass[12pt]{minimal}
                \usepackage{amsmath}
                \usepackage{wasysym} 
                \usepackage{amsfonts} 
                \usepackage{amssymb} 
                \usepackage{amsbsy}
                \usepackage{mathrsfs}
                \usepackage{upgreek}
                \setlength{\oddsidemargin}{-69pt}
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where we can exchange the order of "maximize" and "minimize" in the last equality because $\documentclass[12pt]{minimal}
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Moreover, according to the equations for " *α*^*i*^" between (4.29) and (4.30) in \[[@CR8]\] (taking *β* there to be *∞*), $$\documentclass[12pt]{minimal}
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Combining this with ([22](#Equ22){ref-type=""}), $\documentclass[12pt]{minimal}
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□

Sensing matrices with *n*=40 {#Sec27}
============================

Here, we provide the numerical results for small sensing matrices with *n*=40 to compare our methods to LP \[[@CR8]\] and SDP \[[@CR3]\] methods.

We conducted our experiments on HP Z220 CMT with Intel Core i7-3770 dual core CPU \@3.4GHz clock speed and 16GB DDR3 RAM, using Matlab (R2013b) on Windows 7.

LP method from <http://www2.isye.gatech.edu/~nemirovs/> and SDP method from <http://www.di.ens.fr/~aspremon/NSPcode.html>.
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